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Annual Statement for the year 2016 ofthe IVI€@tropolitan Group Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........vvuerverireireiieireisseisseiseessesesseeseesssssesssssississiens | eesneinnees 6,541,319 | .covveen. 17 | 6,541,319 | oo (1 S 6,541,319 | .ocvven. 1.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......v.rvrrrrerirrereerreeeressssesessssesssses | eevsessssesssesssnenenns (0] IO 0.0 [ o0 | e (0 (0 [ 0.0
1.22 Issued by U.S. government SponSored agenCiesS..........cvrvrevreerirereirernns | werversersssessensessnens (0] IO 0.0 [ o0 | e (01 (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... cvovvuireircereeie ittt sessnnns | eeseneinnees 1,993,252 | ....oveenne 05 | oo 1,993,252 | oo (U 1,993,252 | ....ccceeue 0.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccccovvvevees | cevvneen 20,170,379 | .covevne 52 | oo 20,170,379 | oo (1 I 20,170,379 | .ccovvrnee 5.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............cccccevveveevesierveieeieiiens | e 29,062,413 | oo 7.5 | 029,062,413 | oo [ 29,062,413
1.43 Revenue and assessment obligations..............ccccceveerrieeeeeeieiesseeens | ceveres 285,840,889 285,840,889
1.44 Industrial development and similar obligations............ccccceveevevierceieiens | v 0 | oiieeeend0.0 |0 | cciiieeend0 [ 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocevereeeennereeneerieninenes | evererrerenreen 98,470 | 0.0 [ 98,470 | o0 | el 98,470 | .covvcnn 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoovvvvveveivnvenns | 0000 18,128,907 | i A7 | 18,128,907 | o0 [ 18,128,907 | ............. 4.7
1.513 All OtNE ..o sesessssesssssssssssenssssssssesssnssssessens | snesssnsssssessnsnnnnnsQ | evernenenen0.00 | voveisninnieisninnnn0 [0 | s (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......cccccoo | corvnrnernerninnineens (0] IO 0.0 | o0 | e 0 [ oo (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........ccccvvieeninieieseeieesssnenns | e (0] IO 0.0 [ o0 | e (01 U (01 IO 0.0
1,523 All OtNEI ..ottt sssssssssnssns | sressnssnssssssnssensnens (01 I 0.0 | covvvrrrrrrieieenn0 e [0 (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvovveerirc ettt | coesinns 13,103,581 | .......cc.... 34 | 13,103,581 | 0 | 13,103,581
2.2 Unaffiliated non-U.S. securities (including Canada ..7,650,542 7,650,542
2.3 Affiliated SECUMLIES. .......ccrrererererrcrereieiseieeessisenensssssisenessnissisenesssssnenes | soeessssnenenssinsnenne0 | evvennnenend0000 | o0 |0 | i, 0
3. Equity interests:
3.1 Investments in MUtUal fundS..........coocveerernineininineeerneereessneneens | v | v 0.0 | w0 0 | (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .....oocvvevecririeis s | neeneesnnsssessennen 0 [ i 0.0 [ v | i | s (I 0.0
3.22 Unaffiliated.......ccorereeeereerrieieneireieeseineessesetseiseissessseseesessssseessssessssssensenes | sessssnsssssssssensnnnsens0 | ceereensenn 0.0 | w0 0 | (V1 I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFflIAIEA. ...t sessensnnennens | cessninenseesnsensnennens 0 | ceernenein 0.0 | o0 0 | (V1 I 0.0
3.32 Unaffiliated.........coeerererriirnsrsseeeseniesienissnssssssssssnnes | eeeneesssesnessnesnnen0 [ v 0.0 [ oo |0 | s (I 0.0
3.4 Other equity securities:
341 AR, .. .ot | e 0 [ 0.0 [ v |0 | s 0 [ oo 0.0
342 Unaffilidted..........coovriricisee st sisssssissssnsenns | eeesnersnnssnnssnnsenen 0 [ i 0.0 [ oo | i | s 0 [ o 0.0

© o N o
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3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
41
42
43
44
45
46
Real estate investments:
5.1
5.2

Agricultural

5.3
satisfaction of debt)
Contract loans

DEMIVALIVES.......oeiiriiieiset bbb
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets
. Total invested assets

Construction and land development

Single family residential properties
Multifamily residential properties.
COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real estate loans

Property occupied by company.
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)
Property held for sale (including §.......... 0 property acquired in

Other equity interests including tangible personal property under lease:

........................................................................... 0 [ iireeen0.0 | 0 i 0 | 0.0
........................................................................... 0 [ ciireeen0.0 | 0 [0 0 | 0.0
.............................. 0..0.0

.............................. 0.....0.0

.............................. 0..0.0

................... 302,581 | ..........0.1

......... 99,9, N [IND 9,9, SIS P 00,08
............................................................................ 0 6,798,780 | ... 17
.............................. 0.u...0.0

............ 389,691,113 | .........100.0
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Annual Statement for the year 2016 ofthe IVI€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 0
3. Current year change in encumbrances:

3.4 Totals, Part 1, COlUMN 13 ... 0

3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0

4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane 0

6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et 0

7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas 0

8.2 Totals, Part 3, COIUMN ...t 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt 0
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans 0

3.2 Totals, Part 3, COIUMN 1. ...ttt 0

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column O..........coviuiueriiieciciescee e o LG B e 0
5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN ..................................... 0

0

6. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........c.iiiiiiiec ettt bbb s bbb bbbt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.cieuiueiiiieieiese ettt ettt bbb bbbt bbbt n st ses 0
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........cveuiuriiriir e 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13 ...t 0

9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas 0

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e 0
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et 0
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st 0
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........co ittt bbbt 0
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Annual Statement for the year 2016 ofthe IVI€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 0
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 0

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee 0

3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e 0 0
4. ACCIUAI OF GISCOUNL.......vuveesesiseie b8 0
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ........................... 0

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiiiiines ettt 0
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes 0
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes 0

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et 0

10.2 Totals, Part 3, COUMN 1. ..ot 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiiiirieirieie ettt s bbb bbbt bbbttt s 356,769,674
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.........c.cccuiueiiieieiicice ettt bbb bbbt bbb s s ntns 103,364,095
3. ACCIUBH OF BISCOUNL. ...t 1,149,525
4. Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 12..c.ceceiiieiieei ettt (12,060)

4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen 0

4.3 Part 2, SECHON 2, COIUMN 3. 0

O T T 070) 111123 I B TR 0 (12,060)
5. Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1........iuiiiiiieiieieeee ettt bbb h bbb bbb bbbt 305,226
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiiiriiiieceeee ettt 77 434,669
7. Deduct amOrtization OF PIEMIUML...........ciiiiiiei ittt b8 b8 b 8 R AR bbb bbbt 1,552,039
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, 0

8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee 0

8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et 0

8.4 Part 4, COIUMN 5. ...ttt ettt bbbt s s bbb b b s bbbt sttt s sttt b s st st naee 0 0
9. Deduct current year's other-than-temporary impairment recognized:

.1 Part 1, COIUMN ..ottt ettt bbbt b bbbt b bbb e sttt s a et et s s s et et esnnee 0

9.2 Part2, SECtON 1, COIUMN 7.ttt 0

9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas 0

9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et 0 0
10. Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-748-)..........cuiimiuriiiiiieiiee et 382,589,752
11, Deduct total NONAAMITEEA BMOUNES........c..v. ittt bbbttt 0
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiriiieiriee ettt 382,589,752
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Annual Statement for the year 2016 ofthe IVI€@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........covvevverrnens | correvevcrineriinens 6,639,789 | ..o 6,884,247 | .cooovvriernne 7,082,104 | oo, 6,440,333
Governments (Including all obligations 2. Canada........coovveveeereieeenns | e 1,993,252 | oveveieeeeins 2441229 | oo 1,977,000 | oo 2,000,000
guaranteed by governments) 3. Other Countries......ccoovrrrieies | coveriiierieiiessisssseesseesienns {0 R [0 OO [0 RO 0
4. TOtalS. ..o | e 8,633,041 | oo 9,325,476 | oo 9,059,104 | .o 8,440,333
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeieiiiessicees | viieisiseienenas 20,170,378 | oo, 20,961,326 | oo 20,553,126 | oo 20,055,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereceieieeees | e 29,062,413 | .cooovvoieea 29,286,325 | oo 29,168,464 | ..coovovvrnne. 30,255,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .303,969,795 .313,252,302 .302,401,659 292,746,807
Industrial and Miscellaneous, SVO Identified 8. United States 13,103,581 14,110,643 ...13,025,687 13,219,992
Funds and Hybrid Securities (unaffiliated) 9. Canada .0 0] (0 OO 0
10. Other Countries 7,650,542 8,261,803 7,619,000 | v, 7,700,000
11. Totals......ccoocoe. 20,754,123 22,372,446 ...20,644,687 20,919,992
Parent, Subsidiaries and Affiliates 12, TOtalS. ..o | cvnrnsrssnssnssnssnssnnnenn0 | onrnnsnssssenen0 | nnsnenn0 | i, 0
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 382,589,750 | ..oovveirencninns 395,197,875 | ..o 381,827,040 | ..o, 372,417,132
PREFERRED STOCKS 14, United States..........oeveveveveeees | v (U R (O PR 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cceveveveeriireiies | e 0 [ oo 0 | oo 0
16. Other Countries........covvneriee | corvnimssnnsnssississesssnenees 0 ] e 0 | i 0
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....ceviieesiceiieeirceies | et 0 | s [0 0
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.......ovvevveerrrrerrens | cevrreerererneeeseeeseeennenennns (0 O (O 0
Industrial and Miscellaneous (Unaffiliated) 21, €aNAda.......ceeeereieieieiens | s (1 R 0 | oo 0
22. Other COUNTIES........vveirerire | i 0 ] e 0 | i 0
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOtAlS.....cvevieieiiesiceericeins | e 0 ] s [0 0
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccouevuenec 382,589,750 | ...vvvrvrerninne 395,197,875 | ..o 381,827,040
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Annual Statement for the year 2016 of he IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

......................... 2.8
......................... 0.0
......................... 0.0

......................... 4.1
......................... 0.0
......................... 0.0

4.7

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

XXX

......................... 7.5

......................... 8.4

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

............. 32,808,581
............... 8,156,136
............... 3,000,000

............. 56,418,525
............... 8,184,294
............... 2,987,940

), 9,9, SO
), 9,9. SO
XXX

........... 255,146,140
............. 42,835,715
............... 5,987,940

........... 212,684,945
............. 55,708,074
............... 3,000,000

........... 255,146,140
............. 42,835,715
............... 5,987,940




90IS

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Annual Statement for the year 2016 of he IVl@tropolitan Group Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

1,998,013

10,441,266 |....

...8,108,699

1,998,013

...18,756,110 | ...

1,997,598

....19,847,152 | ...

1,998,013

8,133,456 |....

.10,622,654
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC Toiiiincnenenenenenenenesesesenseesesseeseesenss | (@)eeeeeene 18,224,671 |............. 72,526,237 | ...oocenne. 132,336,765 |............. 35,338,672 |...ocuuuens 60,879,638 | ..ovvvrvrrrirririins (U I 319,305,983 | ...ovvvvriirrnnnn82.5 [ XXX i [ Y., SRR IR 319,305,983
206,145 |............. 17,120,782 | ............. 27,924,468 |............... 8,156,136 |.....coovennen 8,184,294 | ..o (I 61,591,825 | .o 159 i b XXX [ ) .0, SN IR 50,969,171
0. .3,000,000 |... 0. . . 5 | XXX, . XXX ..5,987,940

10.8 Line 10.7 asa % of Col. 7.........
1. Total Bonds Prior Year

........... 281,413,573 | oo 78.2 | ... 281,413,673
..715,555,226 ....04,826,457 |..

............. 31,734,884 |.............65,054,795 | .......... 117,713,350 |.............33,638,515 |.............33,272,029
L7677 9,436,701 29,107,183 |.. 22,435,407 |... .14,458,358 |....

..31,852,461
..8.8

.74,491,496
...20.7

11.8 Line 11.7 as a % of Col. 9.

12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 18,224,671 |............ 72,526,237 |...........132,336,765 |............. 35,338,672 |...covennet 60,879,638 | ...oovvrreeieirieinas (U O 319,305,983 | ..o 82.5 | . 281,413,573 | oo 2 [ 319,305,983

............... 8,279,881 crvvrrenenennnn8,156,136 | v 8,184,294 | L0 050,969,171 | i 13.2 ] nl..04,826,457 cereennn.50,969,171

.3,000,000 |... 2,987,940 0. ..5,987,940 3,000,000 ..5,987,940 |..
12.7 TOAIS...ovecveeiecere sttt snsnnns | sressnsnnes 18,224,663 | ............. 80,806,118
12.8 Line 12.7 as a % of Col. 7..... .48 ...21.5
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10
13. Total Privately Placed Bonds

.0
..... ..1,575,600
148
......................... 0.4

...10,622,654
...100.0
............ 2.7

13.8 Line 13.7 as a % of Col. 7.....
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10

(@) Includes $.....5,622,654 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....4,295,998; NAIC28§............ 0; NAIC3S§.... 0; NAIC4S........ 0; NAIC5S....... 0; NAIC6S............ 0.
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SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

1.1

U.S. Governments

Other Loan-Backed and Structured Securities

Issuer Obligations 4,295,998 |..... ..4,555,069 |... 1,986,250 0 XXX .10,837,317 .14,759,848 .10,837,317 .0
1.2 Residential Mortgage-Backed Securities... ..46,686 .38,743 0 XXX ....98,470 L1271 ....98,470 .0
1.3 Commercial Mortgage-Backed SECUNtES..........cccvvirevrienricrieens | e 0 0] 0 0 XXX | e 0 | vevvrreirrereiennn0.0 | e 0 | o000 | e 0 .0
1.4 Other Loan-Backed and Structured SECURties. ...........coevvveierereiierieieens | cvrieiieisieiieiieinins 0]... [ I 0 0 XXX e | s 0 e 0 [T 0 .0
.............. 4,601,755 |..............2,024,993 0 XXX voveieees [ e 10,935,787 v 14,886,959 weern. 10,935,787 0
. All Other Governments
2.1 Issuer Obligations 11,993,252 1,993,252 1,991,634 1,993,252
2.2 Residential Mortgage-Backed Securities... w0 0 [0 |0 | e b XXX | e 0 | coorererrerreneen0.0 | oo 0 | o000 | e 0
2.3 Commercial Mortgage-Backed Securities 0 [ o0 0 0 |l XXX | s 0 [ coverrrrrrerieneeen0.0 [ 0 [ coercrererenienenen0.0 [ e 0

3.1

32
3.3

U.S. States, Territories and Possessions, Guaranteed

Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities

3.4 Other Loan-Backed and Structured SECUtIES.........cevevrrererrerrerieinns | eevvrerieissisnienieieneed | oieiieissieieisieend | i | v |0 |t XX [ | vieieiiieiiennnnn0.0 | i |00 [0 |,
3.5 TOHAIS. vttt | srernrenienas 4505453 |............. 7,154,396 |....coen. 8,510,529 | oo, O RN | I [T D0, SN [ 20,170,378 | ..o 52 |, 19,709,890 | oo 55 [, 20,170,378 | ..o 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 IsSUET OblIgatioNS.........cvvevireerrieieieiriireieissisessisseesessssecenessssenseens | senseeneenee 1,020,968 | 3,014,342 | ..., 11,429,299 |.............. 2,530,091 |..coovvrnne 4,461,113 | .......... ) 0.0 G IR, 29,062,413 | ..oocvee 75 |, 30,142,547 | oo 84 ... 29,062,413 | ..o 0
4.2 Residential Mortgage-Backed SeCUrities...........coovvvrrerernercrinininens | cevernenererinnineenen 0 | vcveenieienenn0 [0 | e 0 [ o0 [ XXX v | verereiseineineenin (O O 0.0 | oo (U SO 0.0 |t (01 0

43
44
4.5

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

" 81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates

Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 10.6

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
10. Total Bonds Current Year
10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed Securities
10.4 Other Loan-Backed and Structured SECUMtIES...........orvvrvrereereneeirrnee | cervrererisiieneinen0 [ i, [0 0
10.5 SVO Identified FUNGS..........coeviveieiereeiecseeeseeseseeeeeseeessenes | eeereeeen XK | i .0 S P XXX oo
10.6 TOAIS......ocveiviecicece ettt | enaeseeians 18,430,816 |............ 89,647,019 | .......... 160,261,233
10.7 Ling 10.6 858 % Of COL 7...uovveiereieiciesi sttt senniens | evseressssssssssssssneas 48 | oo 232 | e 414
1. Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS........vvvveirieieiieieiesie et | ensenseeaes 31,835,288 | ............ 74,433,727 | .......... 146,768,364
11.2 Residential Mortgage-Backed SECUMLIES..........o.vveivrieieesieieisenes | everreieienens 17473 | e 57,769 | oo 52,169
11.3 Commercial Mortgage-Backed SECUMtIES...........ccvvevenrreeerniniircreinns | e (V18 O LV 0
11.4 Other Loan-Backed and Structured SECURHES...........erurrrereureinieiirnns | cerreereirereeeeneineens {0 [0 0
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes .0 S P .0 S P XXX..oooorer
11,8 TOAIS. ..ottt | eraeseeaaes 31,852,461 |........... 74,491,496 | .......... 146,820,533
11.7 Line 116858 % Of COL 9...uvveiiiieiciee e veiniens | eversissienesisieneas 8.8 | oo 207 | oo 40.8
12. Total Publicly Traded Bonds
12.1 1SSUET OblIgAtioNS........c.cvveveiviveiieicteie et | enaesieians 16,867,327 153,570,875
12.2 Residential Mortgage-Backed Securities... 1,357,336 5,114,758
12.3 Commercial Mortgage-Backed SECUMtIES..........ocvvrrrerereineieieieniiens | cererrerrensenrenninnen0 [ v [ e, 0
12.4 Other Loan-Backed and Structured SECURHES.........c..cccrvvererrerrrirereinns | cervrrerenieireinnieen0 [0 [ e, 0
12.5 SVO Identified Funds . XXX. XXX. XXX.
128 TOAIS...... vttt stensnes | seenennnens 18,224,663 158,685,633 |............46,494,808 | ............ 72,051,872
12.7 Line 12.6: @58 % OF COl. 7...vvieceeeccescte e | oorevsssiesesiesessnas 48 2.2 | el 124 |
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10............c.cocoevereverevereres | corrreiecccnnn 4.7 A0 120 ]
13. Total Privately Placed Bonds

131
132
133
13.4
135
13.6
13.7
138

Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SECUMtIES. ........ccvveveriverreiisrieieirins
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOtAIS....cvvce et
Line 13.6 as@ % 0f COl. 7....couvvvrrrrerercecenes
Line 13.6 as a % of Line 10.6, Col. 7, Section 10

................. 206,153 |..............8,840,901 |............. 1,575,600 | coocooveirriiiniennd0 | e
........................... 0 | o0 0 0
........................... 0 | o0 [0 0
........................... 0 | o0 0 0
.......... D, 9., ST [T, 0,9, CRRRRT [N, .0, RN NTRIND, 0,0, SRR ITIID, 0,0,

................. 206,153 |..............8,840,901 |.............. 1,575,600 | oo | e
........................ 19 ] 8322 L4800 | 0.0
........................ 0.1 | e 2.3 w04 | 00 | 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.

. Deduct current year's other-than-temporary impairment recognized....

. Cost of short-term investments aCQUIMET............cucuriieuriieercee et

. ACCIUAL OF BISCOUNL........vviievictcieecc ettt b bbbt

. Unrealized valuation inCrease (ECTEASE)...........cuvuireiiiiieieiseiese ettt nses

. Total gain (I0SS) ON QISPOSAIS........c.vuiviuiriieirieietee ettt nas

. Deduct consideration received 0N diSPOSAIS............cuureierrrreciriirieiciree et eeen

. Deduct amortization of PrEeMIUM............ccuriiiiiiierieinirsi et

. Total foreign exchange change in book/adjusted carrying ValUe............cccccviveinineincieesesseeeseenens

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccrverrivreerieeiennnnns

Deduct total Nonadmitted @MOUNLS............ccovieuiiiiieiee ettt
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PHOr YEAI. ... ssesssssnes | evseiesssiesssessssessessssssessesnsed 0 | oo 0 | e

2. Cost of cash equivalents acquired 173,554,447 | oo 173,554,447 | oo

3. ACCTUAI OF AISCOUNL........ouiiiiiiii e | onsbasssies bbb 23,946 | oo 23,946 | ..o

4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 | e 0 | e

5. Total gain (I0SS) ON QISPOSAIS........cvrevrririirireirriiisiieieiss ettt ss s sss st ensessnsas | sesssessessessssessessesssssnsessesnsn 688 | oo B88 | oo

6. Deduct consideration received On dISPOSAIS..........cccvveieiiiniieieieinieieieissesesessese e ssssessesssssssenss | ssessesessssessesssnnens 173,579,081 | wovveeveieieireiene 173,579,081 | ooovveieeereere e

7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oo 0 [ oo

8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [ oo 0 [ oo

9. Deduct current year's other-than-temporary impairment reCognized..............cceeveeriveeriieeiiieens | ceveeiricieisiesssieessesnsseeresad | v (0
10. Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-8-7+8-9).......cccceccvrrrrrrrinns | covrrrmrnrrrerreisssseseiesesissieennd 0 | o [0 U
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | oo 0 | o
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cvoveirririnrinsiiniinisnessessrenessesssnns | cormesessnsssssssssssnssssssssssssnessesas 0 ] s 0 | e
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 EF 1 |UNITED STATES TREASURY T 8 3/4 05/15/20.........coccovvrmerireriniriiririiinnriens SD.. [..|... ..2,504,916 |...123.344 ..2,269,525 .1,840,000 2,067,543 | o0 | (58,074) 0 0. 8.750 |...... 4.900 |MN...... 08/20/2007. | 05/15/2020.
912828 B3 3 |UNITED STATES TREASURY......cstuuiierierieineesssisessessesessessssissssssssenes | seeees o] . 100,090 |...100.547 | .... 100,547 ....100,000 100,039 (18) 0 0. 1.500 |...... 1481 |U....... 02/18/2014. | 01/31/2019.
912828  G9 5 |UNITED STATES TREASURY.........cccevvuuee (51000 R PO RS L [ 2,395,880 |...100.484 | ............. 2,411,625 | .ooovrrenes 2,400,000 704 0 (V1 1.625 |...... 1.661 |JD....... 12/31/2014. | 12/31/2019.
912828 M8 0 |UNITED STATES TREASURY.......cccosvrvunns (510 1000 R (OO I | I 1,984,067 |..... 99.344 ..1,986,875 | ..... .2,000,000 2,177 0 0 [... 2.000 |...... 2.124 |MN...... 12/30/2015. | 11/30/2022.
0199999. U.S. Government - ISSUET OblIGAtIONS. ... c..iieurisriiereierissriseis st 6,984,953 XXX | 6,768,572 | ..............6,340,000 | ............6,541,319 | o0 [ i (55,211) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  QJ O |GINNIE MAE | GNMA [ 7.000% 781357.....cccvumremeerrernerscrseniseessnisssssesssenens | sevenns ...44,236 |...115.390 | .... . 47 0 (I 7.000 |...... 7.417 |MON... 11/19/2001. | 10/15/2025.
36225B QN 1 | GINNIE MAE | GNMA [ 7.500% 781361.... o 4] . ...52,915 ..115.210 | ... ...63,469 | . ..55,090 | .. . . 126 0 0. 7.500 |...... 8.228 |MON... 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed Securities s | e 97,151 XXX | s 115,675 | oo 100,333 | oo 98,470 | oo, 0 173 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL.........cooiiiiiiciisiicii s 7,082,104 XXX s 6,884,247 | ............. 6,440,333 | ............. 6,639,789 | ..o (L . (55,038) 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Issuer Obligation
642866 DF 1 ‘ NEW BRUNSWICK PROVINCE OF PROV OF NEW BR.......cccoooiinrinmiinrinennas | ....... | A | ............ l ...... 1FE| oo 1,977,000 [...122.061 | ...cccoovvnnes 2,441,229 | .o 2,000,000 1,618 0 0. 9.750 |...... 9.870 |MN...... 04/25/1990. | 05/15/2020.
0699999. All Other Governments - Issuer Obligation ...1,977,000 XXX .2,441,229 | ..... .2,000,000 1,618 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other Governments......... ...1,977,000 XXX | 2,441,229 | .2,000,000 1,618 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
13063C  ZZ 6 | CALIFORNIA STATE OF......iviiriirieririieeienissisesiesseessesssssssessesssesssssssns. | soveens . 2| ... 1FE 535,300 |...104.180 | .................520,900 | ....... 500,000 | ... 533,007 (2,293) 0 0. 4.000 |...... 3.200 |MS...... 03/10/2016. | 09/01/2035.
34153P EF 1 |FLORIDA ST BRD ED Florida State Board Of............cccccmeurmriniinerineeeneenennns | cevenne . 2| 1FE 3,194,400 |...105.764 | ... 23,172,920 | e, 3,000,000 | ..oovrennees 3,066,999 | ..ovoovvirerinnenn0 | i (25,934) 0 0. 5.000 |...... 4.020 |JD....... 08/18/2011. | 06/01/2035.
882721 38 0 | TEXAS ST Texas St - Student LOan...........c.coeuruerirrinnineiinerieniesesseessssinens | voenes [P I 2| 1FE| i 7,932,081 |...103.993 | ... 8,376,636 | .............. 8,055,000 | ....cooouee. 7,977,522 6,514 0 0. 5.000 |...... 5.133 |FA....... 06/03/2008. | 08/01/2026.
882721  NU 3 | TEXAS ST Texas State Of........ccccovrereririeeiniiserieeiesineessssisessesiesssneenns | veneees . 2| ... 1FE 4,631,625 |...100.934 .4,542,030 | ..... 14,500,000 | .. ...4,505,453 (21,655) 0 (U 4500 |...... 4.000 |AO...... 06/29/2010. | 04/01/2026.
93974C  LJ 7 |WASHINGTON STATE OF State of Washington.........cccccouineiiniiniiiniisninns | cvvaes .. 2| 1FE 4,259,720 |...108.721 .4,348,840 | ..... .4,000,000 | .. ..4,087,397 (31,443) 0 0 [.... 5.000 |...... 4.100 |FA....... ...83,333 12/02/2010. | 08/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ........c.ccocnivnnne: . 20,553,126 XXX ....20,961,326 20,170,378 (74,811) 0 0 XXX XXX XXX [ s 320,938 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 20,553,126 XXX ....20,961,326 20,170,378 (74,811) 0 0 XXX XXX XXX | ... 320,938 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
282726 DV 7 |EL CAMINO CA CMNTY CLG DIST EL CAMINO CA.......ovcorrirrriniricrierirneens (@000 O (OO I 1FE| oo 2,183,050 |..... 56.078 ..2,803,900 | ..... 15,000,000 | ..ooe0rreri2,530,091 [ coooivrcririririennd0 | e 101,821 0 0 ... 0.000 05/22/2013. | 08/01/2033.
282726 DZ 8 |EL CAMINO CA CMNTY CLG DIST.. IR 2| 1FE 3,221,910 |...112.605 ..3,378,150 | . .3,000,000 (24,588) 0 0]...5.000 03/24/2014. | 08/01/2037.
442403 LE 9 |HOUSTON TEX INDPT SCH DIST.... et | s . 2| 1FE 5,821,849 |...104.377 ..5,589,388 | ..... 15,355,000 | .ooeererer5,792,598 | .oooviiirireend0 | e (29,251) 0 0. 4.000 04/13/2016. | 02/15/2041.
442403 LJ 8 |HOUSTON TEX INDPT SCH DIST.....ccoviiirireirneeneiierineiseessesssssssssesesseesns | sevenns . 2| 1FE 2,487,272 |...105.338 2,417,507 | ..... 2,295,000 | oo 2,475,248 | o0 | (12,024) 0 0| 4.000 04/19/2016. | 02/15/2040.
481305 EY 2 |JUDSON TEXINDPT SCH DIST 2| 1FE 2,786,950 |...104.823 ..2,620,575 .2,500,000 (1,859) 0 0]...4.000 08/24/2016. | 02/01/2045.
481305 EZ 9 [JUDSON TEXINDPT SCH DIST....ccovivierireirerineeerierieseseesssissessessssssseesas | sevenns . 2| 1FE 1,677,465 |...103.556 ..1,553,340 1,500,000 (1,443) 0 0. 4.000 08/24/2016. | 02/01/2041.
64966G  4H 2 [NEW YORKN Y NEW YOTK.....coovviereriiisirenieisineie e sssesssessssssssensnes | sevenes . 2| 1FE 3,094,770 |...104.069 ..3,122,070 | ..... .3,000,000 (10,953) 0 0 ... 5.000 04/16/2008. | 04/01/2026.
64966G UT 7 |NEW YORKN Y New York. I 2| ... 1FE 7,890,016 |...102.584 ..7,796,384 .(35,602) 0 0]....5.000 |.. . 04/10/2008. | 10/01/2025.
64966L  QC 8 |NEW YORKN Y..iiiiiiiiiitiseiiisiississensssi st | seeees [ I I 153 [ 5,182 |...100.220 (2) 0 0 [.... 5.000 |...... 4.440 |FA....... ...104 04/10/2008. | 08/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations s 29,168,464 XXX ....29,286,325 (13,901) 0 0 XXX XXX XXX | e 377,371 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. . 29,168,464 XXX oern..29,286,325 .. . (13,901) 0 0 XXX XXX XXX | ... 377,371 XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
040507 KR 5 | ARIZONA HEALTH FAC AUTH Arizona Health F.........c..cooccnveeivencrnnennenncns [ | 2| ... 1FE 5,361,000 |...103.879 | ..............6,232,740 | ..... .6,000,000 ...5,608,367 37,106 0 0. 5.000 |...... 6.041 | JJ....... 10/24/2008. | 01/01/2025.
047870 NE 6 | ATLANTA GA WTR & WASTEWTR REV......ovviiniimiiiiiriiierneieienssiesesisnins | seveees | o0 2| 1FE 512,105 |...112.666 ....450,000 | .. 502,513 (5,426) 0 0. 5.000 |...... 3.381 |MN...... 02/26/2015. | 11/01/2040.
10623N  AZ 8 |BRAZOS RIVER TEX HBR NAV DIST Brazos Riv [SSTTURTIRITUOTE BOVSPON % 2| 2FE 5,226,800 |...106.393 | ..............5,319,650 | .....c........ 5,000,000 | ..ocvorneee 5,092,366 | ...coovvrvrrenrenn0 | i (24,422) 0 0. 5.950 |...... 5.344 |MN...... 08/30/2010. | 05/15/2033.
114894 SJ 8 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO......cccovvermevrmremmrnneens | cervee oo [ ervrrenni2 | s 1FE 2,524,568 |...109.837 2,498,792 | ..... .2,275,000 | .. ..2,429,261 (23,713) 0 0. 5.000 |...... 3.680 |AO...... 09/20/2012. | 10/01/2029.
114894 SK 5 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO.......cccoervmevmremmrnnnns | verree oo [ ervrrenni | e 1FE 2,763,200 |...109.490 | .... .2,737,250 | ..... .2,500,000 | .. ..2,662,842 |. 0 (24,989) 0 0. 5.000 |...... 3.730 |AO...... 09/20/2012. | 10/01/2030.
114894 SL 3 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO.......cccouvvrevemremrrnnnnns | vernee oo [ eevriirnni | s 1FE| coovei 1,698,081 |...108.615 | .....cccoouuee 1,672,671 | oo 1,540,000 | ...ccovvvenee 1,637,860 | ..ooocvrrrerrirene (V1N I (15,001) 0 0. 5.000 |...... 3.760 |AO...... 09/20/2012. | 10/01/2031.
114894 SN 9 |BROWARD CNTY FLA ARPT SYS REV. cevneeeninenens | e | 2| . 1FE 1,745,625 |..107.211 | .ccoccvvaeee 1,876,193 | ..cooovvvvenee 1,750,000 | .....covveeee 1,746,013 | oo 0 121 0 0. 5.000 |...... 5.018 | AO...... 07/16/2013. | 10/01/2037.
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114894 WJ 3 |BROWARD CNTY FLA ARPT SYS REV RSSO IO . 2| 1FE 1,321,551 |...107.698 | ............. 1,243,912 | oo 1,155,000 (2,449) 0 0 ... 5.000 |...... 4.116 |AO...... 04/11/2016. | 10/01/2045.
13053C  AD 4 |CALIF PCFA - PGBE.......coiviiieiirisrissrisssississssssssssssssssnsnens | v . 2| 1FE 3,500,000 |...102.850 ..3,599,750 | ... .3,500,000 0 0 0. 4.750 |...... 4750 [MN...... 12/15/2016. | 11/01/2046.
13078H AP 7 |CALIFORNIA STATEWIDE CMNTYS DE CA Statew.........c.ccoovveereeerereeiracniirans | ceveees [ [ 2] TFE| 4,000,000 |...109.149 | .... .4,365,960 | ..... 14,000,000 | .. . 0 0 0. 4.500 |...... 4.500 [MS...... 09/15/2010. | 09/01/2029.
13078R  ER 7 |CA STATEWIDE CDA CHF IRVINE LL Californi.........ccoceevernrieimiiniiiverinrirenins | ceveene . 2| 1FE 8,379,895 |...106.207 | .............. 9,027,595 | ....cooon. 8,500,000 | ...coovuee. 8,409,456 | ......ccooovriierrinnns 0 4,530 0 0. 5.750 |...... 5.868 |MN...... 07/21/2008. | 05/15/2032.
155498  BU 1 | CENTRAL TEX REGL MOBILITY AUTH... RSSO IO . 2| ... 2FE 1,637,745 |...115.853 .1,500,000 21,587,150 | 0 [ (19,518) 0 0 ... 6.000 |...... 4400 (JJ....... 04/15/2014. | 01/01/2041.
155498 EN 4 | CENTRAL TEX REGL MOBILITY AUTH... ST PR . 2] 2FE 592,345 |...108.993 | .... ....500,000 (4,959) 0 0. 5.000 |...... 2791 (... 05/13/2016. | 01/01/2035.
155498  EP 9 | CENTRAL TEX REGL MOBILITY AUTH.......coivviiriiineiineieneesesieneeeeseiis [ oo . 2] . 2FE 884,370 |...108.676 | ................815,070 | ..cccoorrrenns 750,000 (7,196) 0 0. 5.000 |...... 2.851 [JJ...... 05/13/2016. | 01/01/2036.
155498  ES 3 | CENTRAL TEX REGL MOBILITY AUTH.......cooviiiriiiireiisreiieceeieseeieseeiesesis [ oo . 2] . 2FE 1,757,760 |...107.801 .1,617,015 1,500,000 (4,436) 0 0. 5.000 |...... 3.840 [JJ....... 05/13/2016. | 01/01/2040.
167593 HY 1 | CHICAGO OHARE INTERNATIONAL Al Chicag0 O.........ccccovevvmvieniiierierirerinns | cvves . 2| 1FE 3,318,480 |...110.055 | .... ..3,301,650 | ..... .3,000,000 | .. 3,197,689 [ o0 | s (35,533) 0 0. 5.000 |...... 3.550 | JJ....... 06/06/2013. | 01/01/2026.
167593 MP 4 | CHICAGO OHARE INTERNATIONAL Al....... et | s . 2] 1FE 2,593,175 | .. 111.719 | oo 2,792,975 | ccocvevenenn. 2,500,000 | ....cccoe... 2,564,844 (9,221) 0 0 .. 5.000 |...... 4.502 [JJ....... 10/11/2013. | 01/01/2026.
167736 B8 9 |CHICAGO IL WATER SYSTEM . 2| 1FE 956,127 |...109.880 ....890,000 946,555 (6,033) 0 0. 5.000 |...... 4.045 |MN...... 44,500 | 05/19/2015. | 11/01/2029.
167736 C7 0 |CHICAGO IL WATER SYSTEM [P 2] TFE| i 1,036,540 |...107.573 . ..1,035,415 (685) 0 0. 5.000 |...... 4760 [MN...... ciree.50,000 | 06/18/2015. | 11/01/2044.
167736 G35 | CHICAGO IL WATER SYSTEM......ccoooouiriiiimiiinreiieneiiieceiieseseseseseesessesesessenes | cevenns e | e TFE| o 940,950 {...101.968 | .................866,728 | ......ccc.c.... 850,000 | ....covornnen: 936,335 (4,615) 0 0. 4.000 |...... 2810 [MN.....| .cccc...5,667 | ... 14,922 | 05/13/2016. | 11/01/2026.
167736 G5 0 |CHICAGO IL WATER SYSTEM [V . 2| 1FE 591,010 |...111.439 ....500,000 586,429 (4,581) 0 0. 5.000 |...... 2.960 |MN......| oovreernn 4,167 | e 10,972 | 05/13/2016. | 11/01/2028.
167736 SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR I [ [ 4] ... 2FE| oo 8,277,500 |...114.467 .7,000,000 | .. ..8,064,132 | coovvvciennn0 [ (82,797) 0 0. 5.750 |...... 3.934 [MN...... .......402,500 | 04/30/2014. | 11/01/2030.
17131H  CQ 9 |CHULA VISTA CALIF CHULA VISTA CA INDUSTR........ceoumriirirrerinriciienins | ceveeae . 2| 1FE 500,000 |...100.046 | .................500,230 | .................500,000 | ......cccco..... 500,000 0 0 0. 4.000 |...... 4.000 (MS.....| ..........6,667 | ......... 20,000 |09/06/2012. | 05/01/2039.
235036 XM 7 | DALLAS FORT WORTH TEX INTL ARP........ccooviiriiiniiinnisciiisniissseissniins | s . 2| 1FE 1,889,610 |...109.780 ...1,886,651 (1,885) 0 0. 5.000 |...... 4.667 |MN...... .90,000 | 06/10/2015. | 11/01/2042.
235036 XY 1 |DALLAS FORT WORTH TEX INTL ARP Dallas FO.........ccccoumivimmriimemiiieniireens | e . 2] 1FE 855,240 |...108.024 . 828,107 (6,668) 0 0 ... 5.000 |...... 4.002 [MN...... 140,000 | 08/27/2012. | 11/01/2035.
25477G BQ 7 | DISTRICT COLUMBIA INCOME TAX R District e | s . 2] 1FE 2,106,560 |...110.730 | ..............2,214,600 | ..............2,000,000 | ............. 2,039,446 | ......coccoovviienn0 | e (12,401) 0 0 5.250 |...... 4.520 (JD....... 12/10/2010. | 12/01/2029.
254839 P4 9 | DISTRICT COLUMBIA REV - GEORGE District.... [ [ . 2] 1FE 8,264,550 |...101.462 13,127,955 634,673 0 0 ... 0.000 |...... 5.002 |AO...... 09/27/2007. | 04/01/2040.
254845 HP 8 | DISTRICT OF COLUMBIA WTR&SWR A District.. . . 2| 1FE 2,220,780 |...111.371 (20,149) 0 0 ... 5.000 |...... 3.720 |AO...... . 03/28/2012. | 10/01/2037.
29270C  ZN 8 |ENERGY NORTHWEST......cooiiriiireiiireiieceiieceiiesesiesesiesesiesesessessssssessenens | cevenns [ [ 2] TFE| i 1,228,252 |..114.197 | ...........1,227,618 | ..............1,075,000 | ....cc...... 1,193,214 | 0 [ (13,663) 0 0 5.000 |.....3.331 | JJ...... R 04/14/2014. | 07/01/2032.
373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN [ 2| 1FE 500,000 |...100.133 0 0 0]....3.850 02/21/2013. | 12/01/2041.
38611T AB 3 | GRAND PARKWAY TRANSPORTATION C SO O . 2] . 2FE 2,075,201 |..112.355 | ..............2,078,568 | .............1,850,000 | ............2,032,145 | ...cccccoiiinnn0 | e (23,280) 0 0. 5.500 02/10/2015. | 04/01/2053.
41524C AU 8 |HARRISON CNTY W VA CNTY COMMN County COM.........c.couvvvemrrermriiieneies | e . 2| 3FE 3,000,000 |..... 99.598 .2,987,940 | ..... .3,000,000 0 0 0. 5.500 10/11/2007. | 10/15/2037.
426063 JU 8 [HENRICO CNTY VA INDL DEV AUTH Henrico Co... ..8,363,250 |...111.259 ..9,011,979 .8,100,000 .(10,541) 0 0 5.929 02/12/2009. | 08/23/2027.
44244C  GT 8 |HOUSTON TEX UTIL SYSREV............ 2,271,564 |..114.179 ..2,106,603 1,845,000 0 0 ... 5.000 05/19/2016. | 11/15/2035.
44244C  GY 7 |HOUSTON TEX UTIL SYSREV............ 1,061,620 |...101.851 .1,018,510 1,000,000 0 0. 4.000 03/04/2016. | 11/15/2037.
45200F HN 2 |IL FIN AUTH RUSH UNIV MED CTR lllinois F R 5,057,232 |...107.152 ..5,464,752 .5,100,000 0 0]....5.250 05/20/2008. | 11/01/2035.
452227 HA 2 |ILLINOIS ST SALES TAX REV ILLINOIS STATE (SRS IO . 2] 1FE 4,545,410 |...112.330 .4,493,200 4,000,000 0 0 ... 5.000 04/24/2014. | 06/15/2026.
452252 LX 5 [ILLINOIS ST TOLL HWY AUTH.....coovviririiniineiieriressissieiiesisessesissises | eveens . 2| 1FE 2,375,100 |...110.491 ..2,209,820 2,000,000 0 0. 5.000 05/19/2016. | 01/01/2041.
454795 FH 3 |INDIANAHEALTH & EDL FAC FING. 2| ... 1FE 1,159,010 |...111.355 .1,000,000 0 0....5.000 10/27/2016. | 11/15/2046.
478271 JV 2 | JOHNSON CITY TENN HEALTH & EDL JOHNSON C.......oooevvvvrrrierrierries | e . 2] ... 2FE 1,033,910 |...105.450 1,000,000 0 0 ... 5.000 08/24/2012. | 08/15/2042.
49126K  FL 0 |KY EDA BAPTIST HEALTHCARE HOSP Kentucky..........cc.ccoovvvniriiinniiiariiianns [ covenae [P [ 2] TFE| 4,909,800 |...105.014 5,000,000 0 0. 5.375 02/06/2009. | 08/15/2024.
49126K  HS 3 |KY EDA BAPTIST HEALTHCARE HOSP KY ECONOM ISP IO . 2] 1FE 1,242,188 |...104.804 1,250,000 | .. . 0 0. 5.000 12/14/2011. | 08/15/2042.
50943P CE 7 |LAKE CNTY OHIO Lake County OH Hospital F............ccccoomiinerirmrinriiniisiiiens | oo [P0 ISR IO L [ 4,147,996 |...106.801 | ..............4,480,302 | .............. 4,195,000 | ...coovuves 4,153,729 | oo 0 4,252 0 0. 5.500 08/27/2015. | 08/15/2024.
50943P CK 3 |LAKE CNTY OHIO Lake CNTY OH HOSP FACS RE..........cccoovvimmmuimaniiincirans | cereees e | e TFE| o 795,980 |...105.969 ....805,000 797,080 800 0 0. 5.500 08/27/2015. | 08/15/2024.
544435 4M 9 |LOS ANGELES CALIF DEPT ARPTS A FEUPORRIONY IO . 2| 1FE 2,309,220 |...109.852 | .... . .2,000,000 | .. ..2,304,942 (4,278) 0 0. 5.000 04/29/2016. | 05/15/2045.
544435 U9 9 |LOS ANGELES CALIF DEPT ARPTS A Los Angel... RSO IO . 2] 1FE 2,067,720 |..109.592 | .............. 2,191,840 | ..occcovenenn. 2,000,000 | ....ccccoe... 2,027,648 (7,397) 0 0. 5.250 11/10/2010. | 05/15/2033.
544445 AW 9 |LOS ANGELES CALIF DEPT ARPTS A SRR PN . 2| 1FE 1,181,400 |...111.374 1,113,740 1,000,000 ..1,178,487 (2,913) 0 0 ... 5.000 05/12/2016. | 05/15/2042.
57583T BW 0 |MASSACHUSETTS ST DEV FIN AGY MADEVELOPM.........ccccouvvvmnniiianiiians | e . 2| 3FE 3,000,000 |...100.607 | ... .3,018,210 | ..... .3,000,000 | .. ...3,000,000 |. 0 0 0. 4.875 11/05/2012. | 11/01/2027.
57583U CL 0 |MASSACHUSETTS ST DEV FIN AGY Massachuset..............ccccceeeeeevereeveneies | covenae . 2] 1FE 2,564,550 |...112.908 | .............. 2,822,700 | oo 2,500,000 | ............. 2,532,165 | ..o 0 (6,669) 0 0 ... 5.250 08/02/2011. | 04/01/2037.
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57584X WN 7 |MASSACHUSETTS ST DEV FIN AGY. 4,996,810 |...108.324 | ............. 4,603,770 | oo 4,250,000 | ...ooceeeens 4,978,380 | ..oovvvvervirernenn0 [ (18,430) 0 0 ... 5.000 |...... 2.921 [ | e 58,438 | ..o 0 |09/14/2016. | 07/01/2034.
57587A LB 2 |MASSACHUSETTS ST HSG FIN AGY 3,000,000 |..... 99.538 ..2,986,140 | ..... .3,000,000 0 0. 4.000 |...... 4.000 (JD...... 12/11/2015. | 12/01/2045.
57587A  MA 3 |MASSACHUSETTS ST HSG FIN AGY 2,000,000 |..... 99.689 | ... 1,993,780 | ..... .2,000,000 0 0 . 3.900 |...... 3.900 [JD....... 12/11/2015. | 12/01/2040.
57587A  RK 6 |MASSACHUSETTS ST HSG FIN AGY 3,000,000 |..... 87.527 | .ovvviene 2,625,810 | .oovvernvene 3,000,000 0 0. 3.400 |...... 3.400 | Do | vovrrernn.8,500 | e 34,850 | 07/22/2016. | 12/01/2046.
575896 JX 4 |MASSACHUSETTS PORT AUTHORITY Massachuset.... ..1,107,370 |...111.132 1,111,320 1,000,000 0 0. 5.000 |...... 3.700 | W....... .50,000 | 07/11/2012. | 07/01/2030.
575896 JZ 9 |MASSACHUSETTS PORT AUTHORITY Massachuset.... . ..1,622,110 |...109.432 | ... ..1,619,594 1,480,000 0 0. 5.000 |...... 3.831 [JJ....... ceerenen. 14,000 | 07/11/2012. | 07/01/2032.
575896 KA 2 |MASSACHUSETTS PORT AUTHORITY Massachuset..............c.cccocucvumeevuneens | ovenes [ ov | venneeenni | el IFE | i 1,086,530 |...108.622 | .............. 1,086,220 | .....ccoooeue 1,000,000 0 0. 5.000 |...... 3.941 | Wi | 025,000 | e 50,000 |07/11/2012. | 07/01/2037.
575896 KB 0 |MASSACHUSETTS PORT AUTHORITY Massachuset. ...1,943,442 |...108.890 ..1,960,020 1,800,000 0 0. 5.000 |...... 4.021 [J....... .90,000 | 07/11/2012.| 07/01/2042.
575896 MZ 5 |MASSACHUSETTS PORT AUTHORITY ..1,074,630 |..110.744 | ... ..1,107,440 .1,000,000 0 0. 5.000 |...... 4.081 | JJ....... .50,000 | 07/10/2014. | 07/01/2044.
576000 LM 3 |MASSACHUSETTS SCHOOL BUILDING Massachuse 3,514,550 |...114.520 | .............. 3,721,900 | cooovovenenne 3,250,000 0 0. 5.000 |...... 4.001 |AO...... 10/31/2011. | 10/15/2032.
592041 RR 0 |METROPOLITAN GOVT NASHVILLE & Met Gov't 2,570,275 |...110.743 .2,768,575 | ..... .2,500,000 0 0. 5.500 |...... 5.150 |AO...... 03/13/2009. | 10/01/2034.
592098 N2 9 |MET GOVT NASHVILLE & DAVIDSON MET GOVT O......oovvvvvnrriirriiiniins 2,264,180 |..114.734 | ... 2,294,680 | ..... .2,000,000 0 0. 5.000 |...... 3.451 | J....... 04/11/2013. | 07/01/2040.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR.......cccooomrveimriirriieceninns 536,160 |...109.842 | ......c.oocccecns 549,210 | coovvvrerinenns 500,000 0 0. 0.000 |...... 3.720 |AO...... 01/05/2015. | 10/01/2044.
592646 X9 9 |METROPOLITAN WASHINGTON D C AR Metropoli............ccueerveniiicrirerinnenns 5,136,800 |...114.147 ..5,707,350 5,000,000 ) 0 0. 5.000 |...... 4.651 |AO...... 11/17/2010. | 10/01/2026.
59333P R7 5 |MIAMI DADE CNTY FL AVIATION RE 1,067,620 |...109.056 ..1,090,560 1,000,000 ) 0 0. 5.000 |...... 4522 |AO...... 06/10/2015. | 10/01/2038.
59447P 7S 4 |MICHIGAN STATE FINANCE AUTHORI 221,382 |..110.724 | .......cc....... 221,448 | oo 200,000 ) 0 0. 5.000 |...... 3.332 | JD....... 02/12/2015. | 12/01/2034.
59447P  7Z 8 |MICHIGAN STATE FINANCE AUTHORI 219,892 |...108.820 ....200,000 ) 0 0. 5.000 |...... 3.442 |JD....... 02/12/2015. | 12/01/2038.
63968A S8 9 |NEBRASKA PUBLIC POWER DISTRICT 1,149,610 |...111.043 | ... . . ..1,149,067 (543) 0 0. 5.000 |...... 4.084 [JJ....... 10/19/2016. | 01/01/2046.
64542R AV 3 |NEW HOPE CULTURAL ED FACS FIN........cccovvvirriirriiariienne 1,081,470 |..110.179 | .............. 1,101,790 | .ccovvveranee 1,000,000 | ...cccooeuuee 1,062,932 | oo (7,364) 0 0. 5.000 |...... 3.991 |AO...... 05/21/2014. | 04/01/2029.
64542R  AX 9 |NEW HOPE CULTURAL ED FACS FIN.... 2,622,675 |...104.949 2,623,725 | ..... .2,500,000 ) 0 0. 5.000 |...... 4.381 |AO...... 05/21/2014. | 04/01/2046.
64542R  AY 7 |NEW HOPE CULTURAL ED FACS FIN.... 2,124,440 |...108.680 2,173,600 | ..... .2,000,000 ) 0 0 ... 5.000 |...... 4.221 |AO...... 05/21/2014. | 04/01/2046.
645790 FL 5 |NEW JERSEY HEALTH CARE FACS FI... 1,050,710 |...100.408 1,000,000 ) 0 (U 4.000 10/21/2016. | 07/01/2032.
645790 FP 6 |NEW JERSEY HEALTH CARE FACS F 1,038,160 |..... 99.715 .1,000,000 ) 0 0]...4.000 10/21/2016. | 07/01/2035.
645790 FR 2 |NEW JERSEY HEALTH CARE FACS FI... . 2,277,500 |...108.159 2,000,000 ) 0 0. 5.000 10/21/2016. | 07/01/2043.
646108 SR 2 |NEW JERSEY ST HSG & MTG FIN AG........cooomriiriiiireieceieceieseeiesenieneees 2,500,000 |..... 91.297 2,282,425 | ... .2,500,000 0 0 3.750 04/29/2016. | 11/01/2045.
64970H EU 4 |[NEW YORKNY CITY HSG DEV CORP...... . 1,008,750 |...102.139 ..1,021,390 .1,000,000 0 0]....3.700 01/07/2015. | 11/15/2034.
64971Q  6A 6 |NEW YORK CITY TRANSITIONAL FIN New YOrK........ccccoovurvinriinrinnirnienens 2,706,225 |...112.650 .2,816,250 | ... .2,500,000 0 0. 5.000 06/13/2013. | 05/01/2038.
64971W  GL 8 |NEW YORK CITY TRANSITIONAL FIN........... 2,220,960 |...113.949 ..2,278,980 | ..... .2,000,000 0 0 5.000 07/17/2014. | 08/01/2038.
649876 RV 3 |NEW YORK ST LOC GOVT ASSISTANC NEW YORK. ...4,651,100 |...113.883 ..5,694,150 .5,000,000 0 0]...5.000 06/04/1997. | 04/01/2021.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY New York Sta. . 3,508,750 |..... 96.300 ..3,370,500 | ..... .3,500,000 ) 0 0. 3.700 02/15/2013. | 10/01/2038.
649902 SR 5 |NEW YORK ST DORM AUTH ST PERSO NeW YOrK.........ccovvunrveervmrrirnenrinnns [ wovere | oo | erienncnn2 | el IFE | i 4,573,425 |...108.866 ..4,626,805 ) 0 0. 5.750 03/16/2011. | 03/15/2036.
64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV 2,742,725 |...102.390 ..2,559,750 ) 0 0]...4.000 06/02/2016. | 07/01/2039.
64990E CL 9 |[NEW YORK ST DORM AUTH ST PERSO NY STATE. 5,794,850 |...114.400 ) 0 0 ... 5.000 06/14/2012. | 12/15/2029.
64990E  YZ 4 |NEW YORK ST DORM AUTH ST PERSO........... 813,915 |...106.197 ) 0 0. 4.000 01/08/2015. | 03/15/2032.
650116 AH 9 |NEW YORK TRANSN DEV CORP........c.ccoovvvimmrrirrrianas 801,240 |...103.09 | .... ) 0 (U 4.000 05/18/2016. | 07/01/2031.
650116 AJ 5 |NEW YORK TRANSN DEV CORP........ccceurmirirmrireinrinniinninerienenenisnisninens. | vevenen | or | cervenninn2 | eieen2FE [ i 1,066,100 |...100.070 | ......ccoo..c. 1,000,700 ) 0 0. 4.000 05/18/2016. | 07/01/2032.
650116 AK 2 |NEW YORK TRANSN DEV CORP.........cccoovmrimimrirsrirnncesnneisnnnsscessenensnnns | weveeee | v | cererereeni | eenFE | i 1,592,520 |..... 98.680 ..1,480,200 1,500,000 ) 0 (U 4.000 05/18/2016. | 07/01/2033.
650116  AQ 9 |NEW YORK TRANSN DEV CORP........ccoevuemriririnrianns 2,462,113 |...104.376 | ... ..2,348,460 | ..... .2,250,000 ) 0 0. 5.000 11/28/2016. | 07/01/2041.
66285W  JL 1 |NORTH TEXAS TOLLWAY AUTHORITY North Texa............ 2,135,700 |..112.701 | .ccooovvnnees 2,254,020 | oo 2,000,000 ) 0 0. 5.000 11/03/2011. | 09/01/2030.
70917R TN 5 | PENNSYLVANIA HIGHER EDUCATION Pennsylvan........... 5,277,800 |...107.501 | .............5,375,050 | .............. 5,000,000 ) 0 0 ... 6.000 02/10/2009. | 08/15/2026.
70917S DB 6 |PENNSYLVANIA HIGHER EDUCATION PA HIGHER 641,401 |...103.489 | .................610,585 | ....... 590,000 622,456 (4,952) 0 0. 5.000 11/29/2012. | 10/01/2035.
70917S DC 4 |PENNSYLVANIA HIGHER EDUCATION. 1,019,130 |...102.701 | ............. 1,027,010 | .coovvvenneee 1,000,000 | ...cccovennee 1,013,943 | oo (2,070) 0 0 ... 5.000 05/12/2014. | 10/01/2044.
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709224 HN 2 | PENNSYLVANIA ST TURNPIKE COMMI SO TRTRTRTOUIOR O . 2| 1FE 2,173,820 |...108.667 | .............. 2,173,340 | .o 2,000,000 | ...ococeeen. 2,166,854 | ...coovoecriinns 0 (4,546) 0 0 ... 5.000 |...... 4405 [JD..ccco. | oo 8,333 | ... 100,000 | 05/15/2015. | 12/01/2040.
71883M  FF 6 | PHOENIX SKY HARBOR INTL ARPT Phoenix Civ......... IV IO . 2| 1FE 4,039,322 |...104.735 ..3,995,640 3,815,000 0 0. 5.000 |...... 4.150 | JJ....... 03/26/2010. | 07/01/2022.
71883M  JF 2 | PHOENIX SKY HARBOR INTL ARPT PHOENIX CIV.......oovrvviiniiieriieriirieies | e [ [ 2] 1FE| 1,947,792 |...110.268 | .... ..1,874,556 1,700,000 0 0. 5.000 |...... 3.321 | Jd....... 02/19/2013. | 07/01/2032.
76221R QX 4 |RHODE ISLAND HSG & MTG FIN COR Rhode ISl..........ccccvvveriimnriveriniinrians | crvie . 2| 1FE 1,635,000 |...102.716 | ....ccccvvuuee 1,679,407 | ..cooovvrranes 1,635,000 0 0. 4500 |...... 4501 |AO...... 06/08/2012. | 10/01/2028.
762315 HU 6 |RHODE ISLAND ST STUDENT LN AUT Rhode ISl.........ccccooorivmriimiiinriiniiicinns [ s . 2] 1FE 3,075,000 |...102.571 ..3,154,058 | ... .3,075,000 0 0. 5.875 |..... 5.875 | JD....... 05/01/2008. | 06/01/2028.
796253 S8 6 | SAN ANTONIO TEX ELECTRIC&GAS San Antonio...........cccevueevinrienniveiienes [ v [P I 2| 1FE| oo 4,105,280 |...107.752 | ... .4,310,080 | ..... .4,000,000 0 0 5.250 |...... 4911 |FA...... 02/27/2009. | 02/01/2027.
797412 BP 7 | SANDIEGO CNTY CALIF WTR AUTH......ccoovviiiriiniinniiesnisseieseissniissnens | s . 2] 1FE 3,341,325 |..115.866 | .............. 3,765,645 | ............. 3,250,000 0 0. 5.000 |...... 4.620 MN...... 08/21/2013. | 05/01/2034.
880461 FX 1 |TENNESSEE HSG DEV AGY......oooviiiiiiieiiineisieiieeseesssesisssseisssssisessisseseions | e . 2] 1FE 1,345,000 |...101.833 ..1,369,654 1,345,000 0 0 .. 4.050 |...... 4.050 [JJ....... 05/14/2015. | 01/01/2038.
882117 N5 9 |TEXAS A & M UNIV PERM UNIV FD Texas A&M............. B . 2| 1FE 6,166,767 |..121.132 | .... ..7,080,165 | ..... 5,845,000 0 0. 5.500 |...... 5.002 |JJ....... 03/11/2009. | 07/01/2031.
88275A BG 4 |TEXAS ST DEPT HSG & CMNTY AFFA Texas Dep..........cccccovurvurmrerirmncririnnies | coveees . 2] 1FE 1,979,480 |...100.180 | .............. 2,003,600 | ..oocoovenenne 2,000,000 0 0 .. 5.000 |...... 5.069 [JJ...... 06/08/2007. | 01/20/2047.
88283K AY 4 | TEXAS TRANSPORTATION COMMISSIO.........ccoovrviiiiiiciiicisriiniississiienes | v . 2| 2FE 1,103,640 |...106.198 ..1,061,980 1,000,000 0 0. 5.000 |...... 3.690 |FA...... 03/02/2015. | 08/15/2037.
88283K AZ 1 | TEXAS TRANSPORTATION COMMISSIO..........ccooovviirriiimiiiniiinniissniiisniis | ceveees . 2| 2FE 3,980,438 |...105.735 | .... ..3,938,629 | ... .3,725,000 0 0. 5.000 |...... 4539 |FA...... 05/28/2015. | 08/15/2042.
91523N RL 2 |UNIVERSITY OF WASHINGTON..........cootiuimmieimeiireiiereieeseieesessesessesesenns | cevens . 2] 1FE 1,212,530 |..117.310 | .coccovvreene. 1,173,100 | ..coovvvennnee 1,000,000 0 0. 5.250 |...... 3.986 |JD....... 10/19/2016. | 12/01/2046.
917393 BN 9 |UTAH CNTY UTAH....ooiiiiiinininiisnieesiesiesisisssisssiessesissssssiesssiess. | sevenes [P I 2| 1FE| i 1,900,675 |...102.824 ..1,799,420 .1,750,000 0 0. 4.000 |...... 3.534 |MN...... 06/30/2016. | 05/15/2047.
927793 WM 7 | VIRGINIA COMWLTH TRANSN BRD VA COMMONWEA.... . . 2| 1FE 5,303,251 |...103.620 | .... .5,155,095 | ... 14,975,000 0 (U 4.000 |...... 3.200 |MN...... 09/13/2012. | 05/15/2034.
93978E A9 3 |WASHINGTON ST HLTH CARE FACS A......cooviiiiriiciiniiienissisnisniseiienes | eveees . 2| 1FE 2,000,000 |...105.462 | .............. 2,109,240 | ....cooouvee. 2,000,000 0 0 5.250 |...... 5.250 |AO...... 03/10/2008. | 10/01/2033.
944514 FL 7 |WAYNE CNTY MICH ARPT AUTH Wayne Charter...........ccccccouvuimumiinimicineins | e . 2] 1FE 5,000,000 |...102.062 ..5,103,100 5,000,000 0 0. 5.000 |...... 5.000 |JD....... 01/17/2008. | 12/01/2037.
944514 RR 1 |WAYNE CNTY MICH ARPT AUTH.......cooiiiiiiiininiieeiiseseiseseieeseiseseissseioes | e . 2| 1FE 1,030,750 |...104.291 | .... ..1,042,910 1,000,000 0 0. 5.000 |...... 4622 |JD....... 08/07/2014. | 12/01/2039.
944514 RS 9 |WAYNE CNTY MICH ARPT AUTH.......ooiiiiiiirniinniiisrisssisssisssssssicsnii | s . 2| 1FE 1,026,620 |...105.993 | ............ 1,059,930 | ..ccovvvvnnnee 1,000,000 0 0. 5.000 |...... 4672 |JD....... 08/07/2014. | 12/01/2044.
944514 TE 8 |WAYNE CNTY MICH ARPT AUTH.......cooiiiiiirininiieneiseeeisseeissessesessnenis | s . 2| ... 1FE 1,190,990 |...112.628 ..1,126,280 1,000,000 0 0. 5.000 |...... 2.700 |JD....... 06/08/2016. | 12/01/2028.
958697 JS 4 |WESTERN MINN MUN PWR AGY MINN......ccoomiimmiinniiniisniiesissiiesisniins [ e . 2| 1FE 2,197,080 |...109.885 ..2,197,700 2,000,000 0 0. 5.000 |...... 3751 | ... 07/09/2014. | 01/01/2046.
97712D  RA 6 |WISCONSIN ST HEALTH & EDL FACS........ccoooiiimiiiinininiiisniissscissssicssnins | covenas .. 2] . 1FE 5,898,695 |..... 99.887 5,493,785 5,500,000 0 0 [..... 4.000 |...... 3.150 [MN...... 04/27/2016. | 11/15/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . 284,221,445 XXX ..295,416,453 .275,365,000 | .........285,840,888 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128MJ YC 8 |FEDERAL HOME LOAN MORTGAGE COR [ I 4] 1 ...3,914,020 |...102.502 3,827,450 ...3,904,354 0 0. 3.500 |...... 2.800 |MON... 05/18/2016. | 05/01/2046.
3138WG YN 8 | FEDERAL NATIONAL MORTGAGE ASSO [SRSTTRORRRTRORRRIONY JOTOOON . 4 14,266,194 |...102.642 14,008,399 13,647,779 .14,224,553 0 0 [.... 3.500 |...... 2.768 | MON... 03/28/2016. | 04/01/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . e 18,180,214 XXX | ...o.......17,835,849 17,381,807 | .. 18,128,907 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [FSPSTTYROTTTRTRRTOOROTS [PVOTTOOOR 302,401,659 XXX | s 313,252,302 | .......... 292,746,807 | ......... 303,969,795 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
151020  AH 7 | CELGENE CORPORATION........cooriuiriiireiineiiecesiecessesessesesseseseesesiennns | cevenas e | e 2FE | 954,160 {...100.779 | ..ccovvvennnee 1,007,785 | ..coovvvennnee 1,000,000 | ...ccccoveern. 968,602 | oo 0 4,909 0 0 3.250 |...... 3.877 |FA....| 12,278 | e 32,500 | 12/10/2013. | 08/15/2022.
219350 AC 9 | CORNING INC CORNING INC 8.875% 08/15/202.........cocervereverererriiniinirirens | v e | e 2FE | e 1,097,800 |...121.949 ..1,341,440 1,100,000 132 0 0 ... 8.875 .894 [FA....... .97,625 | 08/08/1991. | 08/15/2021.
224399 AR 6 |CRANECO . I 2 1,502,890 |...102.755 ..1,541,323 .1,500,000 (614) 0 0]....4.450 12/10/2013. | 12/15/2023.
34354P  AD 7 |FLOWSERVE CORPORATION........coootiimiiiiriiriiiniinsissiesissssississiinns | v . 2 613,217 |...101.306 ....620,000 614 0 0 ... 4.000 12/11/2013. | 11/15/2023.
42217K AW 6 | WELLTOWER INC HEALTH CARE REIT INC 5.25%... . . 2| 2FE 2,980,170 {...109.853 | .............3,295,577 | ..... .3,000,000 1,815 0 0. 5.250 03/09/2011. | 01/15/2022.
83363R  AA 5 |SOC CONC AUT CENT SOC CONC AUTO CENTRAL o |02 [ 4] ... 2FE| .o 2,619,000 |...103.081 | ..............2,783,183 | ..... .2,700,000 5,062 0 0 ... 6.223 s . 03/08/2011. | 12/15/2026.
882384 AB 6 | TEXAS EASTERN TRNSMSN LP 4.125% 12/01/20........oovevivivriveicnirriininns [ v . 2,937,900 |...105.067 | ..............3,152,003 | .............. 3,000,000 | .ooererernn2,972,112 | o 0 6,400 0 0 [ 4125 |...... 4.386 |JD..co. | v 10,313 | ........ 123,750 | 02/01/2011. | 12/01/2020.
94974B EV 8 |WELLS FARGO & COMPANY.........coorvierrirmrerinmerinneeienneissesesnnssssnseennnenns | cenee | o [ eevevenenns | e IFE | e 1,995,860 |...107.445 2,000,000 415 0 (U 4600 |...... 4626 |AO...... .92,000 | 03/22/2011.| 04/01/2021.
98978V AB 9 |ZOETIS INC 3.25% 2/1/2023.......cveoeeveieereieeeesseeeieesesssseesssssssssessssssenssssnnees | coneees 943,690 |..... 99.554 1,000,000 5,664 0 0 3.250 |...... 3.992 |FA...... cerennn32,500 | 12/11/2013. | 02/01/2023.
999999 99 8 | Summary AUSIMEN...........coovuriiririirr s | s i | e 2Z | 0 |...100.000 (1) ) () [ 0 6 0 0. 0.000 |...... 0.000 | ..ccoovv | voiennne(3,048) | e 58,732 | 12/31/2016. | 01/01/2018.
G5264@ AA 9 |KINGSPAN GROUP PLC KINGSPAN GROUP PLC 5........ooosiieiniiiinniieniis | o Clu o] oo 5,000,000 |...109.572 5,000,000 0 0 0 5.250 |...... 5.250 |FA .| cos 102,813 | ........ 262,500 | 08/10/2011. | 08/10/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ . . - . 20,644,687 XXX | 22,372,446 ...20,919,992 24,403 0 0 XXX XXX XXX | e 282,008 | ... 1,116,678 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 20,644,687 XXX | e 22,372,446 | ........... 20,919,992 24,403 0 0 XXX XXX XXX | e 282,008 | ... 1,116,678 XXX XXX
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Totals
7799999. Total - ISSUEr OBlIGAtIONS.........cvvuuurrieiriieriis s | s 363,549,675 XXX ..377,246,351 .354,934992 | ......... 364,362,375 | ............(12,080) | ......... (469,462) 0 0 XXX XXX XXX | ... 4,423,148 |....14,637,862 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES.............uriuuriisirii i | oo 18,277,365 XXX ...17,951,524 .A17,482,140 | ..o 18,227,377 | oo | i (51,134) 0 0 XXX XXX XXX | e 51,305 | ....... 401,983 XXX XXX
8399999, Grand Total - BONGS.............cvuvuivirririiiiiiiieiieri ettt | aieniian 381,827,040 XXX | 395,197,875 | .......... 372,417,132 | ......... 382,589,752 | ............ (12,060) | ......... (520,596) 0 0 XXX XXX XXX | ... 4,474,453 |....15,039,845 XXX XXX
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. States, Territories and P:
13063C  ZZ 6 | CALIFORNIA STATE OF  4.000% 09/01/35.......cciviieiriisiisississssssrsssssesessssssesssssssssssssssssessseses | ................ | 03/10/2016........ CITIGROUP GLOBAL MARKETS INC/. 535,300 | oo 500,000 |..... 0
1799999. Total - Bonds - U.S. States, TErTOrES & POSSESSIONS. .. ... .. iruriirreisstisersierserssessseeesssss s sessses s serseesses s eass | ftesess st seE e s e f R0 535,300 | .o 500,000 | ..... 0
Bonds - U.S. Political Subdivisions of States
442403  LE 9 [HOUSTON TEX INDPT SCH DIST.....ccovvovriierririneirerseireines 04/13/2016........ Various 5,821,849 ....5,355,000 3,570
442403  LJ 8 |[HOUSTON TEX INDPT SCH DIST.... e 04/19/2016........ Various 2,487,272
481305 EY 2 [JUDSON TEX INDPT SCHDIST.............. 08/24/2016........ CITIGROUP GLOBAL MARKETS INC/ 2,786,950 | oo 2,500,000 | covoeerrrririrenierneninen 13,611
481305 EZ 9 |JUDSON TEX INDPT SCHDIST.............. 08/24/2016........ CITIGROUP GLOBAL MARKETS INC!/. 1,677,465 .....1,500,000 8,167
2499999. Total - Bonds - U.S. POlItICAl SUDGIVISIONS Of STALES..........c..cuiiiriieiieiiiiiieisi ettt ste st ess et sstesssee | eesstessessebssessesses et essessebseseesess et eeses s et s et e s s et sns et e bt et esses et eben b e s e st ensensesetnee 12,773,536 ...11,650,000 26,787
Bonds - U.S. Special R e and Special A
114894  WJ 3 |BROWARD CNTY FLA ARPT SYS REV 04/11/2016........ MORGAN STANLEY & CO.....cooeveieririicirirereisrireresiseeenisenes 1,321,551 | oo 1,155,000 2,085
13053C  AD 4 |CALIF PCFA-PG&E 4.750% 11/01/46... 12/15/2016........ MORGAN STANLEY & CO.....coorririviirierirrirnsiiesineriesisesessenns 3,500,000 | ..o 3,500,000 |..... 0
155498  EN 4 | CENTRAL TEX REGL MOBILITY AUTH.... 05/13/2016........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiiernnieiineieresissiseeesiessese e sssssessesssesenens 592,345 | ...ovvviereeeerererenn.500,000 | . 0
155498  EP 9 | CENTRAL TEX REGL MOBILITY AUTH.... 05/13/2016........ JP MORGAN SECURITIES LTD LDN.....couiiririiiierrieiseieieissesssiesssssesssiesssssessesssesenens 884,370 | ...oooviverirerieeseieninenne 150,000 | o 0
1565498  ES 3 | CENTRAL TEX REGL MOBILITY AUTH....ccovvirieerereiseirereieeines 05/13/2016........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiriiiieiniieissississiesisessesessesssssessesssesenens 1,757,760 | ..ovvvrvverereiieennnn.. 1,500,000 | .. 0
167736 G35 | CHICAGO IL WATER SYSTEM......coutiiiiiriiiiiieieierissiesississiesissssesseseesssssssesesssssssssessenesssssssenss. | soesensesessnnes 05/13/2016........ PNC CAPITAL MARKETS LLC......covvverrrirernrinianae 940,950 | ..oovrvreerreieineirerenee.850,000 | ... 0
167736 G5 0 |CHICAGO IL WATER SYSTEM......otiiuiiieiiiieienirinisiisessissiessessssesssssssssessesssssssssssssssesssessss | seessseseseens 05/13/2016........ PNC CAPITAL MARKETS LLC 591,010 | oo 500,000 | o 0
3128MJ  YC 8 |FEDERAL HOME LOAN MORTGAGE COR. 05/18/2016. MORGAN STANLEY & CO... 4,192,813 8,556
3138WG YN 8 [FEDERAL NATIONAL MORTGAGE ASSO........cccritirriiiririiernsiessessssssssessssssssssesssssesssssssns 03/28/2016........ DAIWA CAPITAL MARKETS AMERICA 15,659,893 14,981,084 | v 17,478
44244C  GT 8 |HOUSTON TEX UTIL SYS REV.... 05/19/2016........ CITIGROUP GLOBAL MARKETS INC/. 2,271,564 ....1,845,000 2,306
44244C  GY 7 |HOUSTON TEX UTIL SYS REV.... 03/04/2016........ CANTOR FITZGERALD & CO......ccorvvrrerirriircirrirenns 1,061,620 1,000,000 11
452252 LX 5 [ILLINOIS ST TOLL HWY AUTH 05/19/2016........ MORGAN STANLEY & CO... 2,375,100 ....2,000,000 |..... 0
454795  FH 3 |INDIANA HEALTH & EDL FAC FING 10/27/2016 MORGAN STANLEY & CO... 1,159,010 .1,000,000 |..... 0
544435  4M 9 |LOS ANGELES CALIF DEPT ARPTS A 04/29/2016........ BARCLAYS CAPITAL INC.... 2,309,220 200:2,000,000 | covoeererrrire 46,944
544445 AW 9 |LOS ANGELES CALIF DEPT ARPTS A 05/12/2016........ LOOP CAPITAL MARKETS LLC... 1,181,400 ....1,000,000 |..... 0
57584X  WN 7 | MASSACHUSETTS ST DEV FIN AGY 09/14/2016........ MORGAN STANLEY & CO 4,996,810 | ooovvvvirernrririrnnieeennnn 4,250,000 | ... 0
57587A  RK 6 | MASSACHUSETTS ST HSG FIN AGY.. 07/22/2016........ BARCLAYS CAPITAL INC.... 3,000,000 | ..covvviiiernrireinininnen 3,000,000 | ... 0
63968A S8 9 |NEBRASKA PUBLIC POWER DISTRICT...... 10/19/2016 MORGAN STANLEY & CO... 1,149,610 | ..cooovveevevveeereeenenn. 1,000,000 | o 0
645790  FL 5 |NEW JERSEY HEALTH CARE FACS Fl.... 10/21/2016........ CITIGROUP GLOBAL MARKETS INC/ 1,050,710 .....1,000,000 |..... 0
645790 FP 6 |NEW JERSEY HEALTH CARE FACS FI.... 10/21/2016........ CITIGROUP GLOBAL MARKETS INC/. 1,038,160 ....1,000,000 |..... 0
645790 FR 2 |NEW JERSEY HEALTH CARE FACS Fl.... 10/21/2016........ CITIGROUP GLOBAL MARKETS INC/. 2,277,500 2,000,000 |..... 0
646108 SR 2 |NEW JERSEY ST HSG & MTG FIN AG 04/29/2016........ BANK OF AMERICAN.A...... 2,500,000 ....2,500,000 |..... 0
64990C EJ 6 |NY ST DORM AUTH NEW YORK UNIV.... 06/02/2016........ MORGAN STANLEY & CO... 2,742,725 2,500,000 |..... 0
650116  AH 9 |NEW YORK TRANSN DEV CORP.......ccevrvrrmrrrviirireriririines 05/18/2016........ CITIGROUP GLOBAL MARKETS INC/ 801,240 | ..o 750,000 |..... 0
650116  AJ 5 |NEW YORK TRANSN DEV CORP. 05/18/2016........ CITIGROUP GLOBAL MARKETS INC/. 1,066,100 ....1,000,000 |..... 0
650116  AK 2 |NEW YORK TRANSN DEV CORP. 05/18/2016........ CITIGROUP GLOBAL MARKETS INC/. 1,592,520 1,500,000 | ..... 0
650116  AQ 9 |NEW YORK TRANSN DEV CORP. 11/28/2016........ Various 2,462,113 102,250,000 | oo 24,306
91523N  RL 2 | UNIVERSITY OF WASHINGTON 10/19/2016........ BANK OF AMERICA N.A....cc.ocvoiiiieireiniineines 1,212,530 1,000,000 |..... 0
917393 BN 9 |UTAHCNTY UTAH 4.000% 05/15/47 06/30/2016........ JP MORGAN SECURITIES LTD LDN......oorriririiririieisneieiessssssseesssssesessesssssessessssesensns 1,900,675 | cooovvrvrirerieieeees 1,750,000 | ..... 0
944514  TE 8 | WAYNE CNTY MICH ARPT AUTH 06/08/2016........ CITIGROUP GLOBAL MARKETS INC/. 1,190,990
97712D  RA 6 |WISCONSIN ST HEALTH & EDL FACS.......ciiiiiiiiisisniisrssisessnissisnssnnees 04/27/2016........ MORGAN STANLEY & CO....ovvriiiiiiinissisnisisrissisesssissesnssnnees 5,898,695
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 74,678,984
8399997. Total - BONAS = Part 3. ..o 87,987,820 .
8399998. Total - Bonds - Summary Item from Part 5 15,376,275 ..40,122
8399999. Total - Bonds. ...103,364,095 170,362

9999999. Total - Bonds, Preferred and Common Stocks

...103,364,095

XXX

170,362
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
362258 QJ 0 |GINNIE MAE | GNMA17.000% 781357................ o[ 12/01/2016. | PAYAOWN. ... | eeeeienesisnesisnsiens | e 13,081 | oo 13,081 186 0 186 (U N 13,081 | ..o (VN O (U IO (VI 520 | 10/15/2025.
36225B QN 1 |GINNIE MAE | GNMA | 7.500% 781361................ . 11210172016, | PAYdOWN........coorirrrcirerinieienieisennienns [ e | v 16,332 | oo 16,332 414 0 414 {0 I 16,332 | o0 [l [0 677 | 12/15/2025.
912810 DX 3 |UNITED STATES TREASURY.... | ABI2016. | MALUFY ... | eereeenieennieeniens | e 1,950,000 | ....... 1,950,000 | .......2,309,684 | ..........1,988,088 | ...........ce...0 | e (38,088) | ..o (VN O (38,088) | ...covouurennn 0 1,950,000 | ..oovvcceen0 [0 | 0 | 146,250 | 11/15/2016.
912828 M8 0 |UNITED STATES TREASURY.... .102/12/2016. | DEUTSCHE BANK SECURITIES INC..... | ccooovevvvriinnniinsnii | oo 3,110,852 | ...... 3,000,000 376 0 376 0].2,976,486 | ..o [ e 134,367 | ....... 134,367 | ....... 12,131 | 11/30/2022.
0599999. Total - Bonds - U.S. GOVEMMENL........ouviiieiiriisnieissiis oo oomsissssss s ssss s snsssssssns | soseons 5,090,265 | ....... 4,979,413 | ......5,314,263 | ..........4,993,012 | ....ccceee0 | oo B7112) | oo 0 [ (B7,112) [ oo [ 4,955,899 | ..o 0 ... 134,367 | ...... 134,367 | ..... 159,578 XXX
Bonds - U.S. Political Subdivisions of States
167484 MQ 4 |CHICAGO CITY OF CHICAGO ILL G.O. REFBDS | .. | 01/01/2016. [ MAEUIIY.......ccvvvererirrerrrrsiirersrisseenisninens | cverensernmsssiersninns | evveees 5,000,000 | ....... 5,000,000 | ....... 5,000,000 | ........... 5,000,000 | ....coovernenn 0 0 0 0 0 [ v 5,000,000 |....ccocrenned {1 R {01 I 0 ... 131,250 | 01/01/2016.
MIAMI DADE COUNTY FLA DADE CNTY FLA
233433 3z 2 |G.O. [ 10/01/2018. | MALUTY.......ocvvvveveeevieneieneieenies | eesiseesisessineniens | ceeeees 2,000,000 | ... 2,000,000 | ....... 2,598,660 | .......... 2,036,189 | oovvovrriinan 0 e (36,189) | ..vvvvvvenne (VO (36,189) | .vvvrrernan (U I 2,000,000 ... (VI (U I 0. 155,000 | 10/01/2016.
64966L PX 3 |[NEWYORKNY 5.000% 08/01/24............. .1 02/01/2016. | Call ~ 100.0000............. 20,000 | ....oooeee 20,000 | ............ 20,729 | oo 20,452 | oo 0 (452) 0 (452) 0 [ 20,000 |0 |0 | a0 500 | 08/01/2024.
64966L  QC 8 |[NEWYORKNY 5.000% 08/01/24 .1 04/11/2016. | Call  100.0000..........ccuuerrieririinriienns | onrereenniesseniessniens | coniees 6,780,000 | ......6,780,000 | ......7,027,199 | .........6,783,128 | ... | s (3,128) 0 (3,128) 0].....6,780,000 | ..cooeooeeen0 |0 [0 | 235,417 | 08/01/2024.
2499999. Total - Bonds - U.S. Political Subdivisions of States..........cccocriiiriiiinins oo | oo 13,800,000 | .....13,800,000 | .....14,646,588 | .........13,839,769 | ................0 | ..cooo.. (39,769) | oo 0 [ (39,769) | ...cvvvcienancd 0].....13,800,000 |.....occcee0 |0 o0 | L 522,167 XXX
Bonds - U.S. Special Revenue and Special A t
CHELAN CNTY WASH PUB UTIL DIST CHELAN
163123 ML 3 [CN | 06/01/2016. | MALUFILY........vveveeeeeceieceiiecenieeeiies | e | e 10,455,000 | ..... 10,455,000 | ....... 5,079,875 0 219,219 0] e 10,455,000 |............... (V8 O (U I LV 0 | 06/01/2016.
3128MJ YC 8 |FEDERAL HOME LOAN MORTGAGE COR.......... .| 12/01/2016. | Paydown 265,972 265972 | .......... 278,792 | oo 278,792 | o0 | i (12,821) | (U R (12,821) | v (U S 265,972 | o0 [0 | 0 [ 3,912 | 05/01/2046.
3138WG YN 8 |FEDERAL NATIONAL MORTGAGE ASSO........... [ 12/01/2016. | PaydOWN. ... | e | e 1,333,285 | ...... 1,333,285 1,393,699 | ...........1,393,699 | .....cc..ecc..0 | ..o (60,414) | oo (VN R (60,414) | ......ccccoeoen 0 1,333,285 0| 21,159 | 04/01/2046.
426063 JU 8 |HENRICO CNTY VA INDL DEV AUTH Henrico Co .. | 08/07/2016. | Redemption  100.0000............ccocvumveers | covvermmrirmmeriinniiins | cevereees 400,000 | .......... 400,000 ..413,000 0 (8,578) ....400,000 0| 16,078 | 08/23/2027.
45201Y QU 4 [ILLINOIS HSG DEV AUTH lllinois Housing D........ .[02/01/2016. [ Call  100.0000............. 55,000 ....55,000 ....55,428 0 (5) 55,000 [ ..o [0 [ i [ 1,375 | 08/01/2036.
45202Q BE 2 |ILLINOIS FIN AUTH STUDENT HSG lllinois F...... | .. | 05/13/2016. | CITIGROUP GLOBAL MARKETS INC/.... .......8,062,000 | .......8,000,000 | ......7,892,240 0 2,053 7,925,030 |.....cccoeer...0 | .....136,970 | .......136,970 | ..... 218,333 | 05/01/2030.
45479R  AG 2 |IN HEALTH CLARIAN HLTH Indiana Health Fa..... .102/16/2016. | Call  100.0000............coverrrrerrreerriees | orrerireenierseieeniens | cereees 2,000,000 | ....... 2,000,000 | ....... 1,935,300 0 55,637 2,000,000 | ..coorverenn0 [ | eiirinnnn0 [ 50,000 |02/15/2039.
45528S  JK 3 |INDIANAPOLIS AIRPORT AUTHORITY Indianapo | .. | 01/04/2016. | Call ~ 100.0000...........cccoowvrmmmremmmiiinnnies [ corimmiisnniisnniiiinnis | s 1,000,000 | ....... 1,000,000 | ....... 1,052,870 . 0 0 1,000,000 | ..o [ | 0 [ 26,250 |01/01/2029.
45528S QX 7 |INDIANAPOLIS AIRPORT AUTHORITY Indianapo | .. | 07/01/2016. | Call  100.000 .......1,000,000 | .......1,000,000 | .......1,021,410 ,001,955 0 (1,955) .1,000,000 .......50,000 | 01/01/2020.
546398 J8 2 |LOUISIANA PUB FACS AUTH LA Public Facili..... . [ 04/18/2016. [ Call  100.0000..........curvermrerererrirerinnns [ e | s 4,500,000 | ....... 4,500,000 | ....... 4,500,000 ...4,500,000 0 0 4,500,000 | ...ccoveeeec0 | o0 | eiiiiiennn0 | s 85,625 | 06/01/2030.
MASSACHUSETTS ST DEV FIN AGY
57583H AL 1 |Massachuset .108/01/2016. | Call  100.0000............covermrrvermrierrriees | oreerirrenineseieeniens | ceveees 5,000,000 | ....... 5,000,000 | ....... 4,978,250 | ..o 4,981,139 | oo 0] 18,861 | oovvooeenne (VN 18,861 | oo (U A 5,000,000 | ...oooovreenad (VI O (U I 0 ... 250,000 |02/01/2036.
76221R QX 4 |RHODE ISLAND HSG & MTG FIN COR Rhode Isl | .. | 06/23/2016. | Call ~ 100.0000...........ccccouvmmmreimiiinnnins [ covimmieinniisnniiiinnis | e 4,230,000 | ....... 4,230,000 | ....... 4,230,000 | ........... 4,230,000 | oo 0 0 0 0 (U I 4,230,000 |...ccoooceen0 o0 | 0 | 59,240 | 10/01/2028.
762315 HU 6 |RHODE ISLAND ST STUDENT LN AUT Rhode Isl| .. | 07/06/2016. | Call ~ 100.0000............ccocmmrermmreemeiras | orrerirmeeieeeeiseniins | cereees 1,020,000 | ....... 1,020,000 | ....... 1,020,000 0 0 0 0 1,020,000 | .ooovicienn0 [0 | 0 [ 24,354 | 06/01/2028.
79020F AM 8 |ST JOHN BAPTIST PARISH LA St John Baptis..... . 101/15/2016. | CITIGROUP GLOBAL MARKETS INC/.... | .evvveevernriverivinrins | vvenee 2,453,125 | ....... 2,500,000 | ....... 2,500,000 0 0 0 0 2,500,000 |.....ccceec..e.0 | ......(46,875) | ........(46,879) | ....... 17,795 | 06/01/2037.
880461 FX 1 |TENNESSEE HSG DEV AGY 4.050% 01/01/38. | .. | 10/01/2016. | Call  100.0000..........ccccooemmrermmrerameies | orrmreremmieseniessenens | veeeeon 40,000 | ............ 40,000 | ............ 40,000 0 0 0 0 | vooierrerernnc80,000 [ vovierieencn0 [0 | e [ 1,389 | 01/01/2038.
917436 XX 0 |UTAH HSG CORP UTAH ST HSG FIN Utah Housi| .. | 01/05/2016. | Call  100.0000..........c.ccouuemmiiimiiinniinnnes [ eonniinnissiiniiniiiins | v 175,000 | .......... 175,000 | .......... 175,000 0 0 0 0 [ 175,000 |0 [0 [0 | 4,375 | 07/01/2035.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............ v | eoees 41,989,382 | ..... 41,974,257 | ..... 36,565,864 41,687,289 | .....cc.......0 | oo 211,997 0 211,997 0].....41,899287 |........0 |....90095 | .....90,095 | ... 829,885 XXX
Bonds - Industrial and Miscellaneous
534187 BD 0 |LINCOLN NATIONAL CORP 4.000% 09/01/23... | .. | 07/14/2016. | CANTOR FITZGERALD & CO.......cocovvver | crvvrrrrirermrisrirennnns | wvvene 1,049,420 | ....... 1,000,000 | .......... 996,830 | ..coovvrnee 997,439 | ..o 0 157 0 157 (U IR 997,597 | .covvrernnd 0| 51,823 | ......... 51,823 | ....... 35,333 | 09/01/2023.
SOC CONC AUT CENT SOC CONC AUTO
83363R AA 5 |CENTRAL D] 12/15/2016. | Redemption  100.0000.........ccruwrimnnrens [ cvrrmmrsnminmnserensninse | cornnins 120,000 | .......... 120,000 ..116,400 LTI 0 | 2,423 0 2,423 0 ..120,000 |0 | |0 5,601 | 12/15/2026.
3899999. Total - Bonds - Industrial and Miscellaneous... ,169,420 ,120,000 ,113,230 ,115,016 2,580 0 2,580 0 1,117,597 ..40,934 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

o Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
8399997. Total - BONAS = PAM 4. i cosssssss s | 62,049,067 | ... 61,873,670 | ..... 57,639,945 | ......... 61,635,086 | ....ccooccee0 | 137,696 L0 [ 137,696 |..ccoocceenn | 61,772,783 20 ] 276,285 | ....... 276,285 | ..1,552,564 XXX
8399998. Total - Bonds - Summary Item from Part 5...........ccccoooriinnnioniiicisnis s | s 15,385,602 | ..... 14,738,686 | ..... 15,376,275 | .oovvovvicaciinn) 0 |0 | (19,614) | o0 [, (19,614) oo | e 15,356,661 I 28,941 | ......... 28,941 | ... 145,676 XXX
8399999. Total - BONdS.......cviiiiiciicissc s OO OO OO OO PP U O OO OORPROROYRRROYRTRY JVOORN 77,434,669 | ... 76,612,356 | ... 73,016,220 | ......... 61,635,086 [ ....ocoooeeern0 [ i 118,082 | o0 [ 118,082 | .ooovrinieien0 | il 77,129,444 L0 305,226 | ....... 305,226 | ..1,698,240 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cc.uriuirieriiiiiiriiiies vttt sssses e nessesssssns | ceens 77,434,669 XXX | .. 73,016,220 | ......... 61,635,086 | ........cc.0 | e 118,082 | o0 | e 118,082 | ..o | s 77,129,444 L0 305,226 | ....... 305,226 | ..1,698,240 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A
FEDERAL NATIONAL MORTGAGE
3138WF 3G 9 [ASSO . | 01/26/2016 | NOMURA SECURITIES INTERNATIONA | 03/28/2016 | VaIIOUS..........ccoureruerererereesnenineeserssnssnens | eereees 14,578,3% | ....... 15,209,049 | ....... 15,225,310 | ....... 15,196,369 | ....oovvvvnnennd 0| s (12,680) | cvovvvvvnennd (U (12,680) | .vovvenees (V] IS 0 . 28,941 | ... 28,941 |...102,049 |..... 39,686
FEDERAL NATIONAL MORTGAGE
3138WF 3G 9 |ASSO . | 01/26/2016 | NOMURA SECURITIES INTERNATIONA | 04/01/2016 | VaIOUS........ccvvureeersererssessensssisssnsssnssnnes | sersssennas 160,292 | oo 167,226 | .ooovonee 160,292 | .00 160,292 | civiiiinin0 [ o (6,934) | o0 [, (6,934) | oo | o0 | (O I 0 [ 43,627 | ......... 436
3199999, Total - Bonds - U.S. Special Revenue and SPECial ASSESSIMENS .........ouruiieiiiriieeeeieeetesiessetsesatessesseesssessesssesesessesetssssnsessessesessessetasssssessessessnsassessnssnsessessessnsensessnsas | sosees 14,738,686 | ....... 15,376,275 | ....... 15,385,602 ..(19,614) L0 28,941 | ... 28,941 |...145,676 |..... 40,122
8399998. TOHAI = BOMAS. .ttt ekt | s 14,738,686 | ...... 15,376,275 | ....... 15,385,602 | ......15,356,661 | ...ocoooveeen0 | cireein(19,614) | o0 | (19.614) | covovvvens (V] [P 0. 28,941 | ... 28,941 |...145,676 | ..... 40,122
9999999. Total - Bonds, Preferred and COMMON SOCKS. ... oeerereieitiseesees s es sttt nninnninens | avinas 15,376,275 | ....... 15,385,602 | .......15,356,661 | .....ocoeeeen0 | cireenn(19,614) | o0 [ (19,614) | ..ooovvenee (V)] [ 0] .. 28,941 | ... 28,941 |...145,676 |..... 40,122
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2016 of he IVl@tropolitan Group Property and Casualty Insurance Company
SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations

UNITED STATES TREASURY........oviniiiiniierisnissensssissenens |@ ....... I . | 12/01/2018. | Various 03/16/2017. | ..oovvenens 4,295,998 | ..o (U I 3,282 | s (O [V . 4,300,000 | ........... 4,292,716 | oo (V)] I 0 ]....0.000 |..... 0.447 INJA.... | oo [ 0
0199999. U.S. Government Bonds - Issuer Obligation . et er ettt st e b st etene | tataeuesessietes et s et s et et es e et et e aetesenesaetesseaetesanartennsetetesasasaennseteresnes | erereereran 4295998 | .................. (L P 3,282 | .o {0 [ (L I 4,300,000 | ........... 4292716 | ..o (V)] [ 0 XXX XXX XXX | o (01 I 0
0599999. Total = U.S. GOVEIMMENE BOMAS. ... ve.rertrsssirsereserieess sttt £81£E8 R8sttt | snnsssrss 4,295,998 | ..o 0 [ s 3,282 | s 0 [ oo 0 [ i 4,300,000 | ........... 4,292,716 | oo 0 | i 0] XXX XXX XXX | e [ I 0
Bonds - U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivision - Issuer Obligations
SUMMARY ADJUSTMENT ......cooovirmiiiiniinississnieniiscnienens | ........... | | 12/31/2016. | Various |03/31/2017. 0 0 0 0 0 0 0 15 0 ]....0.000 |..... 0.000 | .ovvovree | v 0 | oo 0

2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations............coooeieniiiiins ervvieiinianens XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligation: . s XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: XXX XXX XXX
8399999. Subtotals - BONGS........ccriwriiiireriirissrissrissrieneenes XXX XXX XXX | .. L0
9199999. Total - Short-TErM INVESIMENES..........c.iviiveieiiiiieiciere ettt erisnies | eresteesiesises XXX XXX XXX | e (V) [P 0
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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Metropolitan Group Property and Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
JP Morgan Chase. New York, New York 30,542 0 1,806,691 | XXX
JP Morgan Chase. New York, New York 0 0 116,091 | XXX
Union Bank of California- 01/02/2017. Sacramento, California 0 0 150,000 | XXX
Union Bank of California- 02/07/2017 Sacramento, California 0 0 100,000 | XXX
Union Bank of California- 03/12/2017. Sacramento, California 0 0 150,000 | XXX
Union Bank of California- 03/13/2017. Sacramento, California Rk 0 0 180,000 | XXX
0199999. Total - Open Depositorie XXX XXX 30,542 0 2,502,782 | XXX
0399999. Total Cash on Deposit XXX XXX 30,542 0 2,502,782 | XXX
0599999. Total Cash XXX XXX 30,542 0 2,502,782 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 10,550,078 | 4. April 7,151,988 | 7. July. 7,667,420 |10. October. 6,432,987
2. February 10,051,615 | 5. May. 8,248,028 |8. August. 7,331,203 | 11. November. 2.800,270
3. March 7,418,731 | 6. June 7,796,928 | 9. September. 7,020,394 | 12. December. 2,502,782

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [ 0 0 0 0
2. Alaska......ooernnereerrerene AK 0 0 0 0
3. Arizona 0 0 0 0
4. Arkansas... . |ARVSD BY INS CODE SECTION 23-63-206. 0 0 223,765 225,085
5. California.....ccccooeevrernerrirnerinnen BANK OF CALIFORNIA CD 0 0 480,000 479,811
6. Colorado.... 0 0 0 0
7. Connecticu 0 0 0 0
8. Del DE RSD FOR WC TITLE 18 CH 5 SECT 513 0 0 99,895 100,484
9. District of Columbia 0 0 0 0
10.  Florida FL RSD BY INS CODE SECTION 624.411 0 0 389,592 391,889
11. Georgia GA RSD Section 33-3-9 0 0 49,948 50,242
12.  Hawaii 0 0 0 0
13.  Idaho. 0 0 0 0
14, lllinois 1L 0 0 0 0
15.  Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky 0 0 0 0
19.  Louisiana... 0 0 0 0
20.  Maine 0 0 0 0
21. Maryland 0 0 0 0
22.  Massachusetts MA RSD WC GEN LAWS CH 152 SECT 61-62 0 0 99,895 100,484
23.  Michigan 0 0 0 0
24. Minnesota.. 0 0 0 0
25. M ippi 0 0 0 0
26.  Missouri. 0 0 0 0
27.  Montana. 0 0 0 0
28. Nebraska 0 0 0 0
29.  Nevada NV RSD TITLE 57 CH 682B.010 -.020 0 0 198,625 198,688
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32. 0 0 0 0
33. 0 0 0 0
34. 0 0 0 0
35.  North Dakota. 0 0 0 0
36.  Ohio... 0 0 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. . FOR THE BENEFIT OF ALL POLICYHOLDERS 3,795,512 4,008,041 0 0
41, South Carolina............ccoewvvecrreernSC | . 0 0 0 0
42.  South Dakota SD 0 0 0 0
43, Tennessee..........ouwvmrieinninnns TN .. 0 0 0 0
44, Texas. 0 0 0 0
45, Utah... 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51.  Wyoming... 0 0 0 0
52. 0 0 0 0
53. 0 0 0 0
54. 0 0 0 0
55. 0 0 0 0
56. 0 0 0 0
57. . 0 0 0 0
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 3,795,512 4,008,041 1,541,720 1,546,683
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803, s | v 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 28-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years Sl02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3R-Section 2-Products Liability—Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S—Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Verification Sl14 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DL—Part 1 E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DL—Part 2 E25 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International 69
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability—Occurrence 71
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2—Products Liability—-Claims-Made 71
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 7
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F—Part 6-Section 1 25 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F—Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 7 27 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part 8 28 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule F-Part 9 29 | Schedule P-Part 5F-Medical Professional Liability-Claims-Made 78
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5SH-Other Liability—Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part 5R—Products Liability—Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5SR—Products Liability—Occurrence 81
Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1D-Workers' Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International 86
Schedule P-Part 1H-Section 1-Other Liability—Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1H-Section 2-Other Liability—Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 1M-International 49 | Schedule P Interrogatories 93
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y=Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y=Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 1S—Financial Guaranty/Mortgage Guaranty 55 | Statement of Income 4
Schedule P-Part 1T-Warranty 56 | Summary Investment Schedule Sl01
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2A-Homeowners/Farmowners 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2F-Section 2-Medical Professional Liability—Claims—Made 58
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